




































































































































































































































































STATE TREASURER AND LOCAL
AGENCY INVESTMENT FUND
JUNL 2016

ATTACHMENT XViI

FINANCIAL INSTITUTION
SANTA ROSA

Summit State Bank
Summit State Bank
Summit State Bank
Summit State Bank
Summit State Bank
Summit State Bank

SOUTH SAN FRANCISCO
First National Bank of Northern California
VACAVILLE

Travis Credit Union
Travis Credit Union

WATSONVILLE

Santa Cruz County Bank
Santa Cruz County Bank

WEST SACRAMENTO

Community Business Bank
Community Business Bank
Community Business Bank
Community Business Bank
Community Business Bank

TOTAL TIME DEPOSITS JULY 2016

TIME DEPOSITS
DEPOSIT
DATE  YIELD
05/04/16 0.220
06/03/16 0.380
06/17/16 0.310
0711316 0.330
07/22/16 0.370
07/27/16 0.350
06/01/16 0.490
06/03/16 0.380
04/07/16 0.380
07/15M6 0.320
07/29/16 0.330
02/24/16 0.460
05/13/16 0.260
05/25/16 0.420
05/13/16 0.390
07/06/16 0.310
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PAR

MATURITY

AMOUNT (S) DATE

8,000,000.00
12,000,000.00
7,000,000.00
14,000,000.00
3,500,000.00
4,000,000.00

19,000,000.00

50,000,000.00
50,000,000.00

10,000,000.00
10,000,000.00

3,000,000.00
5,000,000.00
3,000,000.00
5,000,000.00
3,000,000.00

5,330,440,000.00

08/03/16
09/02/16
09/16/16
10/12/16
10/21116
10/21/16

11/30/16

09/02/16
10/06/16

10/14/16
10/28/16

08/24/16
09/156/16
10/13/16
11/10/16
12/08/16



STATE TREASURER AND LOCAL
AGENCY INVESTMENT FUND
JUNE 2016

ATTACHMENT XVII

BANK DEMAND DEPOSITS
JULY 2016
($ in thousands)
DAILY BALANCES
DAY OF BANK WARRANTS
MONTH BALANCES OUTSTANDING
’ $ 2,249,131 $ 1386421
2 2,249,131 1.386.421
3 2.249.131 1.386.421
4 2,249,131 1,386,421
5 2.237.201 605,034
6 2,454,316 568,404
7 2,318,907 347.318
8 2,348,842 1,761.000
9 2,348,842 1.751.000
10 2,348,842 1.751.000
11 2.401.975 1,838,322
12 2,212,456 1.811.391
13 2,190,049 3,536,385
14 1.933.028 2,139,204
15 2,205,569 4,435,979
16 2,205,568 4,440,380
17 2.295.569 4,440,380
18 2.410.827 3,444,083
19 2.200,571 3,390,850
20 2,349,556 4,952,256
21 2,382,930 3,891,881
22 1,683,289 3,425,251
23 1,683,289 3,425,251
24 1,683,289 3,425,251
25 1.445.032 2,518,893
26 2,414,550 2,219,317
27 2.286.786 4,076,053
28 2,371,444 3,453,033
29 2,351,576 3,587,508
30 2,351,576 3,587,508
31 2,351,576 3,588,365
AVERAGE DOLLAR DAYS $2.214322 ¥

al The prescribed bank balance for July was $2,196,079. This consisted of
$2,117,453 in compensating balances for services, balances for uncollected
funds of $79,728 and a deduction of $1,102 for July delayed deposit credit.
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STATE TREASURER AND LOCAL

AGENCY INVESTMENTFUND  DESIGNATION BY POOLED MONEY INVESTMENT BOARD
ﬁ#ﬁ&%facw XVl OF TREASURY POOLED MONEY INVESTMENTS AND DEPOSITS

1805

In accordance with sections 16480 through 16480.8 of the Government Code, the Pooled Money Investment Board, at its
meeting on July 20, 2016, has determined and designated the amount of money available for deposit and investment as of

July 13, 2016, under said sections. In accordance with sections 16480.1 and 16480.2 of the Government Code, it is the intent
that the money available for deposit or investment be deposited in bank accounts and savings and loan associations or invested
in securities in such a manner so as to realize the maximum return consistent with safe and prudent treasury management,

and the Board does hereby designate the amount of money available for deposit in bank accounts, savings and loan associ-
ations, and for investment in securities and the type of such deposits and investments as follows:

1. In accordance with Treasurer's Office policy, for deposit in demand bank accounts as
Compensating Balance for Services: $2,117,500,000

The active noninterest-bearing bank accounts designation constitutes a calendar month average balance. For purposes of
computing the compensating balances, the Treasurer shall exclude from the daily balances any amounts contained therein as
a result of nondelivery of securities purchased for “cash” for the Pooled Money Investment Account and shall adjust for any
deposits not credited by the bank as of the date of deposit. The balances in such accounts may fall below the above amount
provided that the balances computed by dividing the sum of daily balances of that calendar month by the number of days in
the calendar month reasonably approximates that amount. The balances may exceed this amount during heavy collection
periods or in anticipation of large impending warrant presentations to the Treasury, but the balances are to be maintained in
such a manner as to realize the maximum return consistent with safe and prudent treasury management.

2. In accordance with law, for investment in securities authorized by section 16430, Government Code, or in term interest-
bearing deposits in banks and savings and loan associations as follows:

Time Deposits in
Various Financial

Institutions
In Securities {sections 16503a Estimated
From To Transactions (section 16430)* and 16602)* Total
(1) 7/18/2016 712212016 § (2,326,400,000) $ (2,742,800,000) $ 5489400000 $ 2,746,600,000
{(2) 7/25/2016  7/29/2016 $ (608,400,000) $ (3,351,200,000) $ 5489400000 $ 2,138,200,000
{3) 8/1/2016 8/5/2016 § (396,500,000) $ (3,747,700,000) §$§ 5489400000 $ 1,741,700,000
(4) 8/8/2016 8M12/2016 $ (1,081,400,000) $ (4,829,100,000) $ 5,489,400,000 §% 660,300,000
{5) 8/15/2016 8/19/2016 $ (272,400,000) $ (5,101,500,000) $ 5,489,400,000 $ 387,200,000

From any of the amounts specifically designated above, not more than 30 percent in the aggregate may be invested
in prime commercial paper under section 16430(e), Government Code.

Additional amounts available in treasury trust account and in the Treasury from time to time, in excess of the
amounts and for the same types of investments as specifically designated above.

Provided, that the availability of the amounts shown under paragraph 2 is subject to reduction in the amount by
which the bank accounts under paragraph 1 would otherwise be reduced below the calendar month average balance
of $2,117,500,000.

POOLED MONEY INVESTMENT BOARD:

Signatures on file at STO
Chairperson

Member

Dated: July 20, 2016
* Government Code Member




Los Angeles County Treasurer
Pending Transactions Detail Report
As of 8/31/16

Attachment XViil
Settle Counter Instrument Maturity Purchased
Date  Trade Date Party ID Description Rate Date Price Par Principal Interest
NTRD - PSI| NON-TRADING
09/01/16 08/24/16 CITGM 102407 FFCB 1.46 (CALLABLE) 146  09/01/21 99.95 $25,000,000.00 $24,987,500.00 $0.00
09/01/16 08/26/16 JPM 102427 FHLB 1.55 (CALLABLE) 155 09/01/21 99.9 $25,000,000.00 $24,975,000.00 $0.00
09/06/16 08/26/16 MISC 102431 FFCB 1.46 (CALLABLE) 146  09/01/21 99.895 $25,000,000.00 $24,973,750.00 $5,069.44
09/16/16  08/26/16 DRE 102432  FHLMC 1.62 (CALLABLE) 1.62  09/16/21 100 $25,000,000.00 $25,000,000.00 $0.00
09/14/16 08/26/16 GPS 102433 FHLMC 1.46 (CALLABLE) 1.46  09/14/20 100 $25,000,000.00 $25,000,000.00 $0.00
09/21/116 08/29/16 BLAYBV 102448 FHLMC 1.43 (CALLABLE) 1.43  09/21/20 100 $25,000,000.00 $25,000,000.00 $0.00
09/14/16 08/29/16 WFI 102449 FHLMC 1.45 (CALLABLE) 145 09/M14/20 100 $25,000,000.00 $25,000,000.00 $0.00
09/21/16 08/30/16 MORCO 102455 FHLB 1.56 (CALLABLE) 1.56  09/21/21 100 $25,000,000.00 $25,000,000.00 $0.00
09/23/16 08/30/16 BNY 102458 FHLMC 1.625 (CALLABLE) 1.63  09/23/21 100 $25,000,000.00 $25,000,000.00 $0.00
09/01/16 08/31/16 BLAYBV 102462 CANCARA ASSETSECLLCCP 0.60  10/04/16 0.6000 $25,000,000.00 $24,986,250.00 $0.00
09/01/16 08/31/16 CRSU 102463 ATLANTIC ASSETSECLLCCP 0.50 10/04/16 0.5000 $25,000,000.00 $24,988,541.67 $0.00
PSI Non-Trading Total $275,000,000.00 $274,911,041.67 $5,069.44
PHHPA - PH HABITAT PRESERVATION AUTH
09/08/16 08/17116 MS 102368 FHLMC 2.75 (CALLABLE) 275 09/08/36 100 $3,976,000.00 $3,976,000.00 $0.00
SPI Total $3,976,000.00 $3,976,000.00 $0.00
TOTAL $278,976,000.00 $5,069.44

$278,887,041.67
=




